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O B I T U A R Y
Peter Whittle, 1927– 2021
Peter	Whittle,	who	died	on	10	August	2021	at	94 years	
of	age,	will	be	 remembered	as	a	pioneer	across	 the	





times	 series,	 prediction,	 constrained	 optimization,	
dynamic	 programming,	 optimal	 control,	 stochastic	
systems,	 the	 foundations	 of	 probability	 theory	 and	
neural	 nets.	 Several	 of	 these	 works	 were	 ahead	 of	
their	 time,	 indeed	 some	 of	 his	 early	 works	 appear	
to	have	been	written	for	the	audience	of	today,	such	
is	 the	 extent	 to	 which	 they	 anticipated	 subsequent	
developments.
Peter	 Whittle	 was	 born	 in	 Wellington,	 New	
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appreciated.	 Peter	 remarked	 that,	 perhaps	 in	 unconscious	 emulation	 of	 the	 admired	 Bartlett,	
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By	 the	 time	 of	 Peter’s	 second	 major	 work	 on	 time	 series	 (Prediction and Regulation,	 1963,	
revised	second	edition	 in	1983)	his	 interest	had	moved	 from	inference	 to	prediction	and	con-






avenues	 in	artificial	 intelligence.	The	problem	was	 first	 formulated	during	World	War	 II	and,	
as	Peter	famously	remarked,	efforts	to	solve	it	so	sapped	the	energies	of	Allied	analysts	that	the	
suggestion	was	made	that	the	problem	be	dropped	over	Germany,	as	the	ultimate	instrument	of	






in	Economics	 for	empirical	 research	on	cause	and	effect	 in	 the	macroeconomy,	writes	on	 the	
importance	of	Peter’s	work	for	understanding	dynamic	economic	phenomena.
His	book	Probability via Expectation	(1970,	expanded	in	2000)	is	an	exposition	of	probability	






Peter	had	a	life-	long	interest	in	statistical/physical	models,	and	the	book	Systems in Stochastic 
Equilibrium	 (1986)	 collects	 as	 one	 of	 its	 parts	Whittle’s	 work	 on	 polymerization	 and	 random	
graphs,	and	also	his	work	on	partial	balance	in	networks.	His	work	on	networks	continued	with	







qualities	 he	 thought	 included	 goodwill	 and	 a	 presumption	 of	 goodwill,	 leading	 to	 a	 cheerful	













and	 they	had	met	 in	Uppsala.	They	did	 their	courting	 in	Swedish,	a	second	 language	 to	each	





















Jennifer	 and	 Elsie,	 seven	 grandchildren	 and	 one	 great	 granddaughter.	Throughout	 his	 life	 he	
greatly	 missed	 New	 Zealand,	 and	 asked	 that	 his	 ashes	 be	 cast	 into	 the	 waters	 of	 Island	 Bay,	
Wellington,	New	Zealand,	which	he	had	grown	up	overlooking.
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